Account: 3014143700 - LGIP EM

Detailed NAV

As at: 28 Feb 2021

GROUP BY CURRENCY IDENTIFIER =S CONSOLIDATED = NO

Created: 08 Mar 2021 13:01

Market Value +

Security No. Security Description Holding Cost (Local) Price Market Value Cost (Base) Market Value (Base) Accrued Income N Unrealised Accrued Income % of Fund
(Local) (Local) (Base) Gain/Loss (Base)
(Base)
Account: 3014143700 Base: UNKNOWN NAV Value: 276,224,434.39
Currency: USD  Rate: 1.0000
037833CC2 APPLE INC CALLABLE NOTES FIXED 1.55% 04/ 1,308,000.00 1,320,654.40 100.3612 1,312,724.23 1,320,654.40 1,312,724.23 1,400.14 (7,930.17) 1,314,124.37 0.48%
037833AY6 APPLE INC CALLABLE NOTES FIXED 2.15% 09/ 1,080,000.00 1,101,222.20 101.8422 1,099,896.19 1,101,222.20 1,099,896.19 1,283.61 (1,326.01) 1,101,179.80 0.40%
037833CM0O APPLE INC CALLABLE NOTES FIXED 2.5% 09/F 2,206,000.00 2,253,115.40 101.9756 2,249,582.31 2,253,115.40 2,249,582.31 3,046.96 (3,533.09) 2,252,629.27 0.82%
037833AR1 APPLE INC CALLABLE NOTES FIXED 2.85% 06/ 1,695,000.00 1,725,604.70 100.4754 1,703,058.52 1,725,604.70 1,703,058.52 15,346.31 (22,546.18) 1,718,404.83 0.62%
06367T4W7 BANK OF MONTREAL MEDIUM TERM NOTE FI} 910,000.00 923,431.60 100.3337 913,036.72 923,431.60 913,036.72 10,772.50 (10,394.88) 923,809.22 0.33%
064159HM1 BANK OF NOVA SCOTIA/THE NOTES FIXED 2.¢ 1,100,000.00 1,111,374.00 100.1200 1,101,320.00 1,111,374.00 1,101,320.00 11,912.27 (10,054.00) 1,113,232.27 0.40%
084670BQO BERKSHIRE HATHAWAY INC CALLABLE NOTE 3,135,000.00 3,165,679.75 100.0744 3,137,330.97 3,165,679.75 3,137,330.97 31,817.83 (28,348.78) 3,169,148.80 1.15%
084670BF4 BERKSHIRE HATHAWAY INC NOTES FIXED 3.¢ 802,000.00 827,840.44 102.9220 825,434.21 827,840.44 825,434.21 2,184.45 (2,406.23) 827,618.66 0.30%
166764BG4 CHEVRON CORP CALLABLE NOTES FIXED 2.1 3,325,000.00 3,349,516.25 100.2260 3,332,514.50 3,349,516.25 3,332,514.50 20,230.30 (17,001.75) 3,352,744.80 1.21%
17275RBD3 CISCO SYSTEMS INC/DELAWARE CALLABLE E 1,542,000.00 1,549,944.42 100.0000 1,542,000.00 1,549,944.42 1,542,000.00 16,962.00 (7,944.42) 1,568,962.00 0.56%
17275RAP7 CISCO SYSTEMS INC/DELAWARE CALLABLE M 250,000.00 252,897.50 100.0156 250,038.99 252,897.50 250,038.99 3,564.97 (2,858.51) 253,603.96 0.09%
20271RAPS COMMONWEALTH BANK OF AUSTRALIA/NEW 3,840,000.00 3,901,029.20 100.0836 3,843,211.74 3,901,029.20 3,843,211.74 45,173.04 (57,817.46) 3,888,384.78 1.41%
30216BGD8 EXPORT DEVELOPMENT CANADA BOND FIXE| 3,130,000.00 3,162,070.50 100.3087 3,139,661.18 3,162,070.50 3,139,661.18 12,321.13 (22,409.32) 3,151,982.31 1.14%
30231GAV4 EXXON MOBIL CORP CALLABLE BOND FIXED : 3,350,000.00 3,371,195.00 100.0000 3,350,000.00 3,371,195.00 3,350,000.00 37,218.50 (21,195.00) 3,387,218.50 1.23%
3133EDBUS FEDERAL FARM CREDIT BANK CERTIFICATE 283,000.00 310,734.00 108.8775 308,123.37 310,734.00 308,123.37 1,932.02 (2,610.63) 310,055.39 0.11%
3133EMRZ7 FEDERAL FARM CREDIT BANKS FUNDING COI 5,000,000.00 4,998,200.00 99.7156 4,985,780.25 4,998,200.00 4,985,780.25 103.59 (12,419.75) 4,985,883.84 1.81%
3133EKP75 FEDERAL FARM CREDIT BANKS FUNDING COI 210,000.00 217,562.10 103.9757 218,348.99 217,562.10 218,348.99 1,631.49 786.89 219,880.48 0.08%
3133ELIM7 FEDERAL FARM CREDIT BANKS FUNDING COI 875,000.00 900,567.50 104.3516 913,076.12 900,567.50 913,076.12 1,475.66 12,508.62 914,551.78 0.33%
3133EHKK8 FEDERAL FARM CREDIT BANKS FUNDING COI 500,000.00 500,880.00 100.3735 501,867.69 500,880.00 501,867.69 2,237.43 987.69 504,105.12 0.18%
3133EHZP1 FEDERAL FARM CREDIT BANKS FUNDING COI 300,000.00 310,358.25 102.6290 307,887.10 310,358.25 307,887.10 2,483.70 (2,471.15) 310,370.80 0.11%
3133EKQP4 FEDERAL FARM CREDIT BANKS FUNDING COI 315,000.00 326,932.20 103.0597 324,638.09 326,932.20 324,638.09 1,281.85 (2,294.11) 325,919.94 0.12%
3133EKPT7 FEDERAL FARM CREDIT BANKS FUNDING COI 582,000.00 610,582.02 104.3616 607,384.45 610,582.02 607,384.45 2,921.99 (3,197.57) 610,306.44 0.22%
3133EJJD2 FEDERAL FARM CREDIT BANKS FUNDING COI 130,000.00 131,394.90 100.2355 130,306.16 131,394.90 130,306.16 1,333.50 (1,088.74) 131,639.66 0.05%
3133EJR92 FEDERAL FARM CREDIT BANKS FUNDING COI 225,000.00 224,894.25 100.0484 225,108.79 224,894.25 225,108.79 23.16 214.54 225,131.95 0.08%
3133ELZAS FEDERAL FARM CREDIT BANKS FUNDING COI 1,000,000.00 1,001,190.00 100.7331 1,007,331.05 1,001,190.00 1,007,331.05 227.22 6,141.05 1,007,558.27 0.36%
3133ELCW2 FEDERAL FARM CREDIT BANKS FUNDING COI 3,900,000.00 3,906,045.00 100.5726 3,922,331.01 3,906,045.00 3,922,331.01 3,793.83 16,286.01 3,926,124.84 1.42%
3133EM7M8 FEDERAL FARM CREDIT BANKS FUNDING COI 3,000,000.00 3,000,000.00 100.0610 3,001,829.25 3,000,000.00 3,001,829.25 120.75 1,829.25 3,001,950.00 1.09%
3133ELA95 FEDERAL FARM CREDIT BANKS FUNDING COI 250,000.00 250,000.00 100.0004 250,001.03 250,000.00 250,001.03 124.02 1.03 250,125.05 0.09%
3133ELH56 FEDERAL FARM CREDIT BANKS FUNDING COI 880,000.00 880,010.00 99.9124 879,229.44 880,010.00 879,229.44 533.95 (780.56) 879,763.39 0.32%
3133EL5J9 FEDERAL FARM CREDIT BANKS FUNDING COI 2,000,000.00 2,001,300.00 100.0431 2,000,862.24 2,001,300.00 2,000,862.24 3,000.00 (437.76) 2,003,862.24 0.73%
3133EMHL9 FEDERAL FARM CREDIT BANKS FUNDING COI 1,980,000.00 1,981,696.86 99.9400 1,978,811.86 1,981,696.86 1,978,811.86 1,519.16 (2,885.00) 1,980,331.02 0.72%
3133ELV68 FEDERAL FARM CREDIT BANKS FUNDING COI 100,000.00 100,000.00 100.0011 100,001.11 100,000.00 100,001.11 156.70 111 100,157.81 0.04%
3133ELL8S FEDERAL FARM CREDIT BANKS FUNDING COI 500,000.00 500,905.00 100.1408 500,703.76 500,905.00 500,703.76 691.21 (201.24) 501,394.97 0.18%
3133ELVX9 FEDERAL FARM CREDIT BANKS FUNDING COI 135,000.00 136,255.50 100.5987 135,808.21 136,255.50 135,808.21 467.31 (447.29) 136,275.52 0.05%
3133ELUX0 FEDERAL FARM CREDIT BANKS FUNDING COI 2,000,000.00 2,000,000.00 100.0708 2,001,415.72 2,000,000.00 2,001,415.72 8,397.79 1,415.72 2,009,813.51 0.73%
3133ELRZ9 FEDERAL FARM CREDIT BANKS FUNDING COI 2,120,000.00 2,120,734.40 100.0245 2,120,519.34 2,120,734.40 2,120,519.34 12,490.43 (215.06) 2,133,009.77 0.77%
3133ELRN6 FEDERAL FARM CREDIT BANKS FUNDING COI 1,000,000.00 1,000,000.00 100.0154 1,000,154.26 1,000,000.00 1,000,154.26 7,334.25 154.26 1,007,488.51 0.36%
3130AJHUB FEDERAL HOME LOAN BANKS BOND FIXED .5' 3,000,000.00 2,985,120.00 99.5278 2,985,835.26 2,985,120.00 2,985,835.26 5,686.81 715.26 2,991,522.07 1.08%
313382K69 FEDERAL HOME LOAN BANKS BOND FIXED 1. 500,000.00 502,995.00 100.0530 500,264.88 502,995.00 500,264.88 4,109.12 (2,730.12) 504,374.00 0.18%
3130AGLD5 FEDERAL HOME LOAN BANKS BOND FIXED 1.i 275,000.00 279,727.25 100.6289 276,729.45 279,727.25 276,729.45 754.92 (2,997.80) 277,484.37 0.10%
3130A7PH2 FEDERAL HOME LOAN BANKS BOND FIXED 1.i 125,000.00 131,361.25 104.6352 130,793.98 131,361.25 130,793.98 1,126.30 (567.27) 131,920.28 0.05%
3130AAB49 FEDERAL HOME LOAN BANKS BOND FIXED 1.i 500,000.00 509,210.00 101.3935 506,967.53 509,210.00 506,967.53 2,086.20 (2,242.47) 509,053.73 0.18%
313382A29 FEDERAL HOME LOAN BANKS BOND FIXED 2. 100,000.00 104,247.00 103.4516 103,451.59 104,247.00 103,451.59 519.23 (795.41) 103,970.82 0.04%
3130A6C70 FEDERAL HOME LOAN BANKS BOND FIXED 2./ 315,000.00 347,208.75 108.5681 341,989.40 347,208.75 341,989.40 3,881.71 (5,219.35) 345,871.11 0.13%
3130A0F70 FEDERAL HOME LOAN BANKS BOND FIXED 3. 1,000,000.00 1,032,350.00 108.5315 1,085,314.51 1,032,350.00 1,085,314.51 7,695.74 52,964.51 1,093,010.25 0.40%
31337327 FEDERAL HOME LOAN BANKS BOND FIXED 3.1 155,000.00 158,368.15 100.1099 165,170.33 158,368.15 165,170.33 2,638.64 (3,197.82) 157,808.97 0.06%
3130AJZH5 FEDERAL HOME LOAN BANKS CALLABLE BON 210,000.00 210,008.40 99.7251 209,422.80 210,008.40 209,422.80 471.72 (585.60) 209,900.52 0.08%
3130AL7E8 FEDERAL HOME LOAN BANKS CALLABLE BON 1,000,000.00 1,000,000.00 99.1305 991,304.89 1,000,000.00 991,304.89 66.30 (8,695.11) 991,371.19 0.36%
3134GVUD8 FEDERAL HOME LOAN MORTGAGE CORP CAL 200,000.00 200,034.00 100.0247 200,049.40 200,034.00 200,049.40 178.34 15.40 200,227.74 0.07%
3134GWKS4 FEDERAL HOME LOAN MORTGAGE CORP CAL 1,000,000.00 1,000,000.00 100.0519 1,000,518.56 1,000,000.00 1,000,518.56 99.45 518.56 1,000,618.01 0.36%
3134GWH33 FEDERAL HOME LOAN MORTGAGE CORP CAL 347,000.00 347,305.36 100.0484 347,167.91 347,305.36 347,167.91 555.20 (137.45) 347,723.11 0.13%
3134GWA48 FEDERAL HOME LOAN MORTGAGE CORP CAL 920,000.00 920,267.72 100.0000 920,000.00 920,267.72 920,000.00 909.89 (267.72) 920,909.89 0.33%
3134GVTMO FEDERAL HOME LOAN MORTGAGE CORP CAL 2,000,000.00 2,000,000.00 100.1578 2,003,156.94 2,000,000.00 2,003,156.94 2,342.54 3,156.94 2,005,499.48 0.73%
3134GVJ33 FEDERAL HOME LOAN MORTGAGE CORP CAL 3,750,000.00 3,747,750.00 100.0682 3,752,557 .46 3,747,750.00 3,752,557 .46 3,245.19 4,807.46 3,755,802.65 1.36%
3134GVWG0 FEDERAL HOME LOAN MORTGAGE CORP CAL 125,000.00 125,125.00 100.0502 125,062.70 125,125.00 125,062.70 160.05 (62.30) 125,222.75 0.05%
3134GVC48 FEDERAL HOME LOAN MORTGAGE CORP CAL 200,000.00 200,150.00 100.0381 200,076.27 200,150.00 200,076.27 243.37 (73.73) 200,319.64 0.07%
3134GWJHO FEDERAL HOME LOAN MORTGAGE CORP CAL 975,000.00 975,000.00 99.4573 969,709.06 975,000.00 969,709.06 151.50 (5,290.94) 969,860.56 0.35%
3134GVB56 FEDERAL HOME LOAN MORTGAGE CORP CAL 800,000.00 799,520.00 100.0136 800,108.43 799,520.00 800,108.43 1,246.15 588.43 801,354.58 0.29%
3134GVSY5 FEDERAL HOME LOAN MORTGAGE CORP CAL 750,000.00 749,250.00 100.0099 750,074.38 749,250.00 750,074.38 1,566.30 824.38 751,640.68 0.27%
3134GVQF8 FEDERAL HOME LOAN MORTGAGE CORP CAL 645,000.00 644,516.25 100.0165 645,106.27 644,516.25 645,106.27 1,621.36 590.02 646,727.63 0.23%
3134GT4U4 FEDERAL HOME LOAN MORTGAGE CORP CAL 325,000.00 327,359.50 100.0141 325,045.72 327,359.50 325,045.72 2,796.62 (2,313.78) 327,842.34 0.12%
3134GUV80 FEDERAL HOME LOAN MORTGAGE CORP CAL 2,610,000.00 2,605,382.50 101.0208 2,636,643.66 2,605,382.50 2,636,643.66 5,930.18 31,261.16 2,642,573.84 0.96%
3134GWEHS FEDERAL HOME LOAN MORTGAGE CORP CAL 100,000.00 100,000.00 100.0298 100,029.81 100,000.00 100,029.81 25.52 29.81 100,055.33 0.04%
3134GWG75 FEDERAL HOME LOAN MORTGAGE CORP CAL 3,000,000.00 3,000,000.00 100.0565 3,001,695.42 3,000,000.00 3,001,695.42 4,475.14 1,695.42 3,006,170.56 1.09%
3134GV6H6 FEDERAL HOME LOAN MORTGAGE CORP CAL 5,449,000.00 5,449,000.00 100.0646 5,452,522.18 5,449,000.00 5,452,522.18 1,926.72 3,522.18 5,454,448.90 1.97%
3137EAEWS FEDERAL HOME LOAN MORTGAGE CORP NO* 2,000,000.00 1,999,340.00 99.9507 1,999,013.86 1,999,340.00 1,999,013.86 2,458.87 (326.14) 2,001,472.73 0.72%
3137EAEV7 FEDERAL HOME LOAN MORTGAGE CORP NO" 3,000,000.00 2,996,940.00 100.0769 3,002,307.21 2,996,940.00 3,002,307.21 103.59 5,367.21 3,002,410.80 1.09%
3135G05P4 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 3,760,000.00 3,761,140.00 100.0744 3,762,798.04 3,761,140.00 3,762,798.04 810.17 1,658.04 3,763,608.21 1.36%
3136G4K51 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 3,000,000.00 3,000,000.00 100.0769 3,002,306.61 3,000,000.00 3,002,306.61 308.29 2,306.61 3,002,614.90 1.09%
3135G05T6 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 2,000,000.00 2,000,000.00 100.1865 2,003,729.44 2,000,000.00 2,003,729.44 21271 3,729.44 2,003,942.15 0.73%
3136G4YX5 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 2,000,000.00 2,000,000.00 100.0864 2,001,728.28 2,000,000.00 2,001,728.28 707.18 1,728.28 2,002,435.46 0.72%
3136G4G56 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 2,150,000.00 2,150,000.00 100.0899 2,151,932.31 2,150,000.00 2,151,932.31 828.52 1,932.31 2,152,760.83 0.78%
3135G05B5 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 2,000,000.00 2,000,000.00 100.0784 2,001,568.56 2,000,000.00 2,001,568.56 1,508.24 1,568.56 2,003,076.80 0.73%
3135G05M1 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 200,000.00 200,102.00 99.9710 199,942.02 200,102.00 199,942.02 116.02 (159.98) 200,058.04 0.07%
3136G4WM1 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 1,000,000.00 1,002,500.00 100.0225 1,000,224.86 1,002,500.00 1,000,224.86 1,472.53 (2,275.14) 1,001,697.39 0.36%
3136G1HQ5 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 610,000.00 614,587.20 101.1018 616,720.93 614,587.20 616,720.93 5,190.06 2,133.73 621,910.99 0.23%
3135G06G3 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 2,000,000.00 1,992,840.00 98.7594 1,975,187.08 1,992,840.00 1,975,187.08 3,010.57 (17,652.92) 1,978,197.65 0.72%
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3135G0K69 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 1,858,000.00 1,867,240.78 100.2217 1,862,118.33 1,867,240.78 1,862,118.33 7,378.11 (5,122.45) 1,869,496.44 0.68%
3135G0U27 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 130,000.00 131,917.50 100.2870 130,373.07 131,917.50 130,373.07 1,241.07 (1,544.43) 131,614.14 0.05%
459058EW9 INTERNATIONAL BANK FOR RECONSTRUCTIC 2,410,000.00 2,429,367.70 100.0308 2,410,742.28 2,429,367.70 2,410,742.28 18,715.78 (18,625.42) 2,429,458.06 0.88%
459058GH0 INTERNATIONAL BANK FOR RECONSTRUCTIC 3,961,000.00 4,057,832.80 101.0578 4,002,898.67 4,057,832.80 4,002,898.67 11,133.47 (54,934.13) 4,014,032.14 1.45%
478160BS2 JOHNSON & JOHNSON CALLABLE BOND FIXE! 2,600,000.00 2,608,272.00 100.0000 2,600,000.00 2,608,272.00 2,600,000.00 21,450.00 (8,272.00) 2,621,450.00 0.95%
594918BP8 MICROSOFT CORP CALLABLE NOTES FIXED 1 1,609,000.00 1,624,391.52 100.5177 1,617,329.57 1,624,391.52 1,617,329.57 1,446.77 (7,061.95) 1,618,776.34 0.59%
594918BW3 MICROSOFT CORP CALLABLE NOTES FIXED 2 1,514,000.00 1,544,840.18 101.8343 1,541,770.85 1,544,840.18 1,541,770.85 2,308.64 (3,069.33) 1,544,079.49 0.56%
63254AAR9 NATIONAL AUSTRALIA BANK LTD/NEW YORK 900,000.00 910,629.00 100.5776 905,198.83 910,629.00 905,198.83 2,237.57 (5,430.17) 907,436.40 0.33%
857477TAVS STATE STREET CORP NOTES FIXED 1.95% 19, 1,950,000.00 1,964,488.50 100.3738 1,957,289.92 1,964,488.50 1,957,289.92 10,721.62 (7,198.58) 1,968,011.54 0.71%
880591ER9 TENNESSEE VALLEY AUTHORITY BOND FIXEL 3,000,000.00 3,269,500.00 108.1912 3,245,736.81 3,269,500.00 3,245,736.81 39,789.36 (23,763.19) 3,285,526.17 1.19%
880591CJ9 TENNESSEE VALLEY AUTHORITY BOND FIXEL 260,000.00 338,470.60 127.7604 332,177.02 338,470.60 332,177.02 5,820.07 (6,293.58) 337,997.09 0.12%
88059EHM9 TENNESSEE VALLEY AUTHORITY BOND ZERC 100,000.00 97,408.00 98.2160 98,216.04 97,408.00 98,216.04 0.00 808.04 98,216.04 0.04%
88059EHP2 TENNESSEE VALLEY AUTHORITY BOND ZERC 550,000.00 523,369.00 96.2546 529,400.43 523,369.00 529,400.43 0.00 6,031.43 529,400.43 0.19%
88059FAV3 TENNESSEE VALLEY AUTHORITY DISCOUNT t 4,500,000.00 4,364,865.00 95.9871 4,319,418.78 4,364,865.00 4,319,418.78 0.00 (45,446.22) 4,319,418.78 1.56%
88059ES70 TENNESSEE VALLEY AUTHORITY DISCOUNT I 165,000.00 164,389.50 99.7855 164,646.01 164,389.50 164,646.01 0.00 256.51 164,646.01 0.06%
88059ET53 TENNESSEE VALLEY AUTHORITY DISCOUNT t 50,000.00 47,984.00 97.5001 48,750.07 47,984.00 48,750.07 0.00 766.07 48,750.07 0.02%
88059E2K9 TENNESSEE VALLEY AUTHORITY DISCOUNT I 250,000.00 239,995.00 96.6923 241,730.83 239,995.00 241,730.83 0.00 1,735.83 241,730.83 0.09%
88059ES62 TENNESSEE VALLEY AUTHORITY DISCOUNT t 555,000.00 538,955.35 99.9347 554,637.59 538,955.35 554,637.59 0.00 15,682.24 554,637.59 0.20%
88059E4U5 TENNESSEE VALLEY AUTHORITY DISCOUNT I 1,862,000.00 1,789,605.44 96.4558 1,796,006.74 1,789,605.44 1,796,006.74 0.00 6,401.30 1,796,006.74 0.65%
880591EW8 TENNESSEE VALLEY AUTHORITY NOTES FIXE 2,000,000.00 1,994,120.00 99.8519 1,997,038.74 1,994,120.00 1,997,038.74 4,392.27 291874 2,001,431.01 0.72%
880591EN8 TENNESSEE VALLEY AUTHORITY NOTES FIXE 1,750,000.00 1,807,882.42 102.4553 1,792,967.93 1,807,882.42 1,792,967.93 1,268.99 (14,914.49) 1,794,236.92 0.65%
89114QBG2 TORONTO-DOMINION BANK/THE MEDIUM TER 1,100,000.00 1,110,307.00 100.1900 1,102,090.40 1,110,307.00 1,102,090.40 9,311.47 (8,216.60) 1,111,401.87 0.40%
07330NAJ4 TRUIST BANK CALLABLE MEDIUM TERM NOTE 4,500,000.00 4,547,610.00 100.0000 4,500,000.00 4,547,610.00 4,500,000.00 53,206.04 (47,610.00) 4,553,206.04 1.65%
066716AJ0 TUNISIAN REPUBLIC BOND FIXED 1.416% 05/A 205,000.00 206,992.60 98.5600 202,048.00 206,992.60 202,048.00 192.45 (4,944.60) 202,240.45 0.07%
903724BL5 UKRAINE GOVERNMENT AID BONDS BOND FI; 1,250,000.00 1,265,084.00 100.6133 1,257,665.69 1,265,084.00 1,257,665.69 7,771.63 (7,418.31) 1,265,437.32 0.46%
912833LW8 UNITED STATES OF AMERICA BOND ZERO CP 2,000,000.00 1,961,160.00 96.7151 1,934,302.76 1,961,160.00 1,934,302.76 0.00 (26,857.24) 1,934,302.76 0.70%
912833LY4 UNITED STATES OF AMERICA BOND ZERO CP 2,000,000.00 1,948,280.00 95.7185 1,914,369.20 1,948,280.00 1,914,369.20 0.00 (33,910.80) 1,914,369.20 0.69%
912833LT5 UNITED STATES OF AMERICA BOND ZERO CP 1,000,000.00 914,530.00 97.9857 979,856.88 914,530.00 979,856.88 0.00 65,326.88 979,856.88 0.35%
912833LX6 UNITED STATES OF AMERICA BOND ZERO CP 4,000,000.00 3,905,060.00 96.2441 3,849,762.40 3,905,060.00 3,849,762.40 0.00 (55,297.60) 3,849,762.40 1.39%
91282CBC4 UNITED STATES OF AMERICA NOTES FIXED .2 2,000,000.00 1,985,625.00 98.2031 1,964,062.50 1,985,625.00 1,964,062.50 1,243.09 (21,562.50) 1,965,305.59 0.71%
912828YC8 UNITED STATES OF AMERICA NOTES FIXED 1 2,000,000.00 1,999,687.50 100.7148 2,014,296.88 1,999,687.50 2,014,296.88 15,082.87 14,609.38 2,029,379.75 0.73%
91159HHA1 US BANCORP/MN CALLABLE NOTES FIXED 4.1 718,000.00 727,217.22 100.5551 721,985.70 727,217.22 721,985.70 7,927.00 (5,231.52) 729,912.70 0.26%
90331HNP4 US BANK NA/CINCINNATI OH CALLABLE MEDIU 1,355,000.00 1,374,647.50 100.2057 1,357,786.83 1,374,647.50 1,357,786.83 14,774.71 (16,860.67) 1,372,561.54 0.50%
931142EJ8 WALMART INC CALLABLE NOTES FIXED 3.125 3,033,000.00 3,094,015.20 100.9135 3,060,707.67 3,094,015.20 3,060,707.67 17,706.39 (33,307.53) 3,078,414.06 1.11%
931142DD2 WAL-MART STORES INC NOTES FIXED 4.25% 750,000.00 766,485.00 100.4571 753,428.27 766,485.00 753,428.27 11,996.91 (13,056.73) 765,425.18 0.28%
94988J5T0 WELLS FARGO BANK NA CALLABLE MEDIUM ~ 1,175,000.00 1,198,171.00 101.8595 1,196,849.55 1,198,171.00 1,196,849.55 15,036.50 (1,321.45) 1,211,886.05 0.44%
961214DA8 WESTPAC BANKING CORP NOTES FIXED 2% * 3,282,000.00 3,315,944.84 100.8212 3,308,951.52 3,315,944.84 3,308,951.52 1,813.26 (6,993.32) 3,310,764.78 1.20%
961214CV3 WESTPAC BANKING CORP NOTES FIXED 2.1% 1,399,000.00 1,413,094.82 100.3630 1,404,078.37 1,413,004.82 1,404,078.37 8,765.99 (9,016.45) 1,412,844.36 0.51%
FIXED INCOME Subtotal 173,643,958.64 173,126,247.97 173,643,958.64 173,126,247.97 633,390.01 (517,710.67) 173,759,
CASH . 0.23 0.23 100.0000 0.23 0.23 0.23 0.00 0.00 0.23 0.00%
00499KPAS INVESCO TREASURY PORTFOLIO INST.SHARE 17,218.61 17,218.61 100.0000 17,218.61 17,218.61 17,218.61 0.73 0.00 17,219.34 0.01%
AAM9943P9 VIRGINIA TREASURY LGIP STIF 33,192,541.95 33,192,541.95 100.0000 33,192,641.95 33,192,541.95 33,192,641.95 3,042.97 0.00 33,195,584.92 12.02%
usD NET PAYABLES 0.00 0.0000 0.00 0.00 0.00 (78,501.27) 0.00 (78,501.27) -0.03%
CASH EQUIVALENTS Subtotal 33,209,760.79 33,209,760.79 33,209,760.79 (75,457.57) 0.00 33,134,303.22 12.00%.
06367BYW3 BANK OF MONTREAL- CERTIFICATE OF DEPO 3,000,000.00 3,000,000.00 100.0152 3,000,456.90 3,000,000.00 3,000,456.90 2,273.33 456.90 3,002,730.23 1.09%
06417MNA9 BANK OF NOVA SCOTIA CERTIFICATE OF DEF 3,000,000.00 3,000,000.00 99.9963 2,999,890.23 3,000,000.00 2,999,890.23 538.33 (109.77) 3,000,428.56 1.09%
13606CLAO CANADIAN IMPERIAL BK CERTIFICATE OF DEF 4,000,000.00 4,000,000.00 100.0333 4,001,331.20 4,000,000.00 4,001,331.20 1,857.78 1,331.20 4,003,188.98 1.45%
20271EUC1 CMWTH BK OF AUS NY B CERTIFICATE OF DE 2,000,000.00 2,000,000.00 100.0466 2,000,931.88 2,000,000.00 2,000,931.88 1,100.00 931.88 2,002,031.88 0.72%
21684XKY1 COOPERATIEVE CENTRALE CERTIFICATE OF 3,500,000.00 3,500,000.00 100.0105 3,500,368.59 3,500,000.00 3,500,368.59 2,205.00 368.59 3,502,573.59 1.27%
30229AVR7 EXXON MOBIL CORP CORPORATE COMMERC 3,000,000.00 2,998,050.00 99.9450 2,998,350.00 2,998,050.00 2,998,350.00 0.00 300.00 2,998,350.00 1.09%
45685QT74 ING (US) FUNDING LLC CORPORATE COMMEF 4,000,000.00 3,995,600.00 99.9621 3,998,485.00 3,995,600.00 3,998,485.00 0.00 2,885.00 3,998,485.00 1.45%
46640PVWO J.P. MORGAN SECURITIES CORPORATE COMI 3,000,000.00 2,994,375.00 99.9116 2,997,348.33 2,994,375.00 2,997,348.33 0.00 2,973.33 2,997,348.33 1.09%
53947CGN2 LLOYDS BANK CORPORATE CERTIFICATE OF 2,000,000.00 2,000,000.00 100.0039 2,000,077.90 2,000,000.00 2,000,077.90 387.22 77.90 2,000,465.12 0.72%
59157TTU7 METLIFE SHORT TERM FDG CORPORATE CO! 5,000,000.00 4,994,438.89 99.9509 4,997,543.05 4,994,438.89 4,997,543.05 0.00 3,104.16 4,997,543.05 1.81%
55380TNJ5 MUFG BANK LTD NY BRAN CERTIFICATE OF C 2,000,000.00 2,000,000.00 100.0154 2,000,307.92 2,000,000.00 2,000,307.92 410.00 307.92 2,000,717.92 0.72%
65558T2C8 NORDEA BK ABP NY CERTIFICATE OF DEPOS 4,000,000.00 4,000,194.16 100.0222 4,000,888.44 4,000,194.16 4,000,888.44 971.11 694.28 4,001,859.55 1.45%
78012UYV1 ROYAL BANK OF CANADA/NEW YORK NY CEF 7,000,000.00 7,000,000.00 100.0214 7,001,496.11 7,000,000.00 7,001,496.11 1,098.62 1,496.11 7,002,594.73 2.54%
78012UE27 ROYAL BANK OF CANADA/NEW YORK NY CEF 1,000,000.00 1,000,000.00 99.9861 999,861.36 1,000,000.00 999,861.36 149.44 (138.64) 1,000,010.80 0.36%
83050PNL9 SKANDIN ENS BANKEN CERTIFICATE OF DEP( 4,500,000.00 4,499,811.69 100.0188 4,500,844.88 4,499,811.69 4,500,844.88 4,372.50 1,033.19 4,505,217.38 1.63%
86959RHL7 SVENSKA HANDLSBNKN AB CERTIFICATE OF 2,000,000.00 2,000,000.00 100.0224 2,000,447.30 2,000,000.00 2,000,447.30 4,231.11 447.30 2,004,678.41 0.73%
86959RJIN1 SVENSKA HANDLSBNKN AB CERTIFICATE OF 1,000,000.00 1,000,000.00 100.0241 1,000,241.33 1,000,000.00 1,000,241.33 1,252.22 241.33 1,001,493.55 0.36%
86959RHY9 SVENSKA HANDLSBNKN AB CERTIFICATE OF 2,000,000.00 2,000,075.94 100.0309 2,000,617.72 2,000,075.94 2,000,617.72 3,795.56 541.78 2,004,413.28 0.73%
86959RLL2 SVENSKA HANDLSBNKN AB CERTIFICATE OF 1,500,000.00 1,500,056.76 100.0568 1,500,851.51 1,500,056.76 1,500,851.51 1,082.08 794.75 1,501,933.59 0.54%
87019VM46 SWEDBANK (SPARBANK) CERTIFICATE OF DE 4,000,000.00 4,000,000.00 100.0155 4,000,620.24 4,000,000.00 4,000,620.24 2,933.33 620.24 4,003,553.57 1.45%
89114NNH4 TORONTO-DOMINION BANK/NY CERTIFICATE 500,000.00 500,411.25 100.0874 500,436.99 500,411.25 500,436.99 1,207.64 25.74 501,644.63 0.18%
89114NKJ3 TORONTO-DOMINION CERTIFICATE OF DEPO:! 2,300,000.00 2,304,526.40 100.0929 2,302,137.76 2,304,526.40 2,302,137.76 11,538.33 (2,388.64) 2,313,676.09 0.84%
89114NQF5 TORONTO-DOMINION CERTIFICATE OF DEPO! 1,000,000.00 1,000,000.00 100.0220 1,000,219.73 1,000,000.00 1,000,219.73 1,265.00 219.73 1,001,484.73 0.36%
96130AHX9 WESTPAC BKING CORP NY CERTIFICATE OF | 2,000,000.00 2,000,000.00 100.0007 2,000,014.48 2,000,000.00 2,000,014.48 110.00 14.48 2,000,124.48 0.72%
98106JD28 WOORI BANK CERTIFICATE OF DEPOSIT FIXE 2,000,000.00 2,000,000.00 100.0097 2,000,194.08 2,000,000.00 2,000,194.08 733.33 194.08 2,000,927.41 0.72%
SHORT TERM INVESTMENTS Subtotal 43,511.93 16,422.84 6
EXPENSE 00015 ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (16,981.67) 0.00 (16,981.67) -0.01%
MISCELLANEOUS Subtotal 0.00 0.00 0.00 0.00 (16,981.67) 0.00 (16,981.67) -0.01%
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Account: 3014143700 - LGIP EM

Detailed NAV

As at: 28 Feb 2021
GROUP BY CURRENCY IDENTIFIER =S CONSOLIDATED = NO

Created: 08 Mar 2021 13:01

Market Value +

" " - " Price Market Value Accrued Income Unrealised o
Security No. Security Description Holding Cost (Local) (Local) (Local) Cost (Base) Market Value (Base) (Base)  Gain/Loss (Base) Accrued I?;::;e) % of Fund
USD Subtotal 276,141,259.52 275,639,971.69 276,141,259.52 275,639,971.69 584,462.70 (501,287.83) 276,224,434.39 100.00%
3014143700 Grand Total 276,141,259.52 275,639,971.69 584,462.70 (501,287.83) 276,224,434.39 __100.00%
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